
September 2011

30-Year
Fannie Mae Freddie Mac Sum

4.0% 0 0 0
4.5% 6,977,321,534 12,441,914,903 19,419,236,437
5.0% 10,977,469,337 12,123,921,695 23,101,391,032
5.5% 8,475,281,007 3,600,605,776 12,075,886,783
6.0% 3,517,745,707 1,462,363,246 4,980,108,953
6.5% 40,937,535 0 40,937,535

Subtotal 29,988,755,119 29,628,805,620 59,617,560,739

15-Year
Fannie Mae Freddie Mac Sum

4.0% 0 101,050,843 101,050,843
4.5% 47,529,445 0 47,529,445
5.0% 44,994,894 53,262,900 98,257,794
5.5% 41,685,321 103,254,278 144,939,599
6.0% 0 0 0
6.5% 0 0 0

Subtotal 134,209,660 257,568,021 391,777,681

Grand Total 30,122,964,779 29,886,373,641 60,009,338,420

Current Face of the Portfolio at the End of Month


